Convergence properties of an augmented Lagrangian algorithm for optimization with a combination of general equality and linear constraints by Conn, A.R. et al.
RESEARCH OUTPUTS / RÉSULTATS DE RECHERCHE
Author(s) - Auteur(s) :
Publication date - Date de publication :
Permanent link - Permalien :
Rights / License - Licence de droit d’auteur :
Bibliothèque Universitaire Moretus Plantin
Institutional Repository - Research Portal
Dépôt Institutionnel - Portail de la Recherche
researchportal.unamur.be
Convergence properties of an augmented Lagrangian algorithm for optimization with a
combination of general equality and linear constraints
Conn, A.R.; Gould, N.; Sartenaer, A.; Toint, Ph.L.
Published in:






Citation for pulished version (HARVARD):
Conn, AR, Gould, N, Sartenaer, A & Toint, PL 1996, 'Convergence properties of an augmented Lagrangian
algorithm for optimization with a combination of general equality and linear constraints' SIAM Journal on
Optimization, vol. 6, no. 3, pp. 674-703.
General rights
Copyright and moral rights for the publications made accessible in the public portal are retained by the authors and/or other copyright owners
and it is a condition of accessing publications that users recognise and abide by the legal requirements associated with these rights.
            • Users may download and print one copy of any publication from the public portal for the purpose of private study or research.
            • You may not further distribute the material or use it for any profit-making activity or commercial gain
            • You may freely distribute the URL identifying the publication in the public portal ?
Take down policy
If you believe that this document breaches copyright please contact us providing details, and we will remove access to the work immediately
and investigate your claim.
















































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































!¢@^!¨	c j¢V¢$Ü+¢^!¨$ß ü ¨























































































































































































































































































































































































































































































































































































































































































































;ú ¾"w8q_ ¢SÆ%c qz_ooo_¹¨o¢v¤
FH¦[¨
lSi




































ó ¨.d>5 ü `M\>.
a


































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































¢@^ ó _ﬀ^ ü _
æ
































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































. ó jE ü .-dÇq¢vs
FH¤"¬1¨
























































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































ç Þ ß Þ Û
à


























































































































































































































































































































ú ¾ c zó3ú ¾óú ¾z_
2i

















































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































































GVß1åæ à í~àìK /


















































































































































































































3'.ükü}ß+ ü=kþnßIü ASý´ëþ|ßü@ K!2  ü='kü@!Sü}ß
þ$ü }à@¦!#©;¤1ÐµÓ#Hz¡°¡_Wç _³¡IìH}3¡T·>³HHz³1ÑÒY# µÔVå¤
q=q½
¤
ý
«
¾
¤¡¥Bå<§$¢£ﬀ¤eà

¤§íªà|ßàÉ ﬃ$ﬀ
(cß@ºà|ßà|í rßü }àë|ü=#S ý$kü'kßü$$12ý}þnß ﬃkßrü2þﬀ!)B$$kþnß1àﬁ¢¤ ¥zHF¤³h
YYF}É åG§¡
½
¡§
¾
©¤Bå<§$¢©
«
à

¤¤Tpäß+èàË¤µÏ¢j7°h¬¶;¢jµÍ
Öí
àäß+èXëzå~ãMAﬀﬁ'þﬀ1å1ê+çåz§$¢ﬀ¢
ý
à

¤
ý
ºàCeà.ìà~ñ[þ$0!ü=''à!ßH!Sü
rþﬁ'þßrþnß'kßrü$ý}þ|ß ﬃkß Mkß-!)kß!)B$kþ|ß,þﬀkü! }à-æ5ßá#àzkü@ý=
rü}å
üþﬀ}å§>©;¤ª}¬«H¤å ëþ|ßrþnß+cßpäü0fÕQþLåz§$¢ﬀ£¢Bà1ß+ý$rü!)kýñpü@  }à

¤$¡Ppñp
1àë§à1î
þkßNVß^ìà[î< 1ü}ß }àLë[írä#ä+ã
½
([þﬀﬃVß+  þ kßrüîﬁ'þM þ$ﬀkß$nü( ý$küßþ|ß3'kßrü$
ßrü0!þLIþﬀ!)B$$kþnß.þﬀkü! }à®Ü¦C¢vÝµ1³H¤Ñ¢¤¥zPF¤³hB·¸WÎ1¤î!Y}å"§
«
¹
ýh»½ ý
¥
«
¾
ý
¤
«
å§$¢ﬀ¢¤Bà

¤
q
pá#àeàH±Vßü@ü= Vßîàeà|âüvßü}àræ5ßü=D.ßüK 1 ü@! "ﬁ'þﬀ"kßü@kþﬀ:þkß:!Sü
rþ }à>¢¤ ¥zHF¤³h
YYF}É å
q
«
¹§
»½
§
¾ý
¤Bå<§$¢¢
ý
à
ý
¥
